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PD(δ˜) = E1{δ˜(X)} =
∫
Γ
δ˜(x)p1(x)dx
0 
 E0  E1 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1 se p1(x) > ηp0(x)
γ(x) se p1(x) = ηp0(x)
0 se p1(x) < ηp0(x)
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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H0 : X = 
H1 : X =  + µ
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 N(0, σ2);  	 µ ∈ R+ /
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H0 : X ∝ N(0, σ2)
H1 : X ∝ N(µ, σ2)
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L(x) =
p1(x)
p0(x)
=
1√
2πσ
e−(x−µ)2/2σ2
1√
2πσ
e−x2/2σ2
= exp{ µ
σ2
(x− µ
2
) 5  6
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δB(x) =
⎧⎨
⎩ 1 se exp{
µ
σ2
(x− µ2 )} ≥ τ
0 altrimenti
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δB(x) =
⎧⎨
⎩ 1 se x ≥ τ
′
0 se x ≤ τ ′
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µ logτ +
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 
2<
Γ1 = {x ∈ R|x ≥ τ ′} 	 
2
P0(Γ1) =
∫ ∞
τ ′
p0(x)dx = 1− Φ(τ
′
σ
) = 1− Φ( logτ
d
+
d
2
)

P1(Γ1) =
∫ ∞
τ ′
p1(x)dx = 1− Φ(τ
′ − µ
σ
) = 1− Φ( logτ
d
− d
2
)
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µ
2  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 η
′
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η′ = σΦ−1(1− α) 5 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δ˜NP (y) =
⎧⎨
⎩ 1 se y ≥ η
′
0 se y ≤ η′
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PD(δ˜NP = P1(Y ≥ η′) = 1− Φ(η
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PF (δ˜; θ) = Eθ{δ˜(X)}, θ ∈ Λ0
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PD(δ˜; θ) = Eθ{δ˜(X)}, θ ∈ Λ1.
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 n = 2  D = [−1000, 1000]n
f(x¯) =
n−1∑
i=1
(x1 − 1)2 + 100(x2i − xi+1)2
   
xmin = [1, 1, ..., 1]T ; fmin = 0
 *2 #
+	 
E 3
 GH 
 n = 2  D = [−1.5, 4] × [−3, 4]
f(x1, x2) = sen(x1 + x2) + (x1 + x2)2 − 1.5x1 + 2.5x2 + 1
xmin = (−0.54719,−1.54719);fmin = −1.9133
 *2 R 2  
  
E $
 G%H 
 n = 2;D = [−2.5, 2.5] × [−1.5, 1.5]
f(x1, x2) = (4− 2.1x21 + x41/3)x21 + x1x2 + 4(x22 − 1)x22
xmin = {[0.08984,−0.71266]T , [−0.08984, 0.71266]t};fmin = −1.0316285 %   


 *2 12	& 3
 GH 
 n = 2; D = [−10, 10]2
f(x1, x2) = −
5∑
j=1
j[sen((j + 1)x1 + j) + sen((j + 1)x2)j)]
fmin = −24.062499; 
     
         xmin ∈
{(a, a), (a, b), (a, c), (b, a), (b, b), (b, c), (c, a), (c, b), (c, c)} 
 a = −6.774576; b = −0.491391;
5.791794
 3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 G)H n = 2; D = [−1, 1]2
f(x1, x2) = e
x21+x
2
2
2
xmin ∈ {(1, 1), (−1,−1), (−1, 1), (1,−1)};fmin = 1/e
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